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$\ldots$ $F_{XP}$ $(\mu, \sigma)$
$f_{\mu,\sigma}(x)= \sigma^{-J}exI^{J}(-\frac{x-\mu}{\sigma})I(\prime c>1^{J_{ }})$ . (1.1)
$T(\cdot)$
$\mu\in$ $(-\infty, \infty)$ $\sigma\in(0, \infty)$
$d(>0)$ $0<0<1$ $X_{1},$ $X_{2},$ $\ldots X_{\uparrow\iota}$
$d$ , 1–0: $J_{n}$
$\mu,$ $\sigma,$ $d,$ $;y$ $P\{\mu\in I_{r\iota}.\}\geq 1-cx$ I2




$P\{\mu\in I_{n}\}=P\{n(X_{n(1)}-\mu)/\sigma\leq(dn/\sigma)\}$ $=$ $F(dn/\sigma$ $)$
$F(x)=1-c^{-x}$ $f_{0,1}$
$n\geq\alpha\sigma/d\equiv C$ with $a=\log\alpha^{-1}$ (1.3)
$n$
$P\{\mu\in l_{n}\}\geq 1-a$ for all fixed $l^{l},$ $\sigma,$ $d$ and $\alpha$
$C$ $C$ $\sigma$ $C$
$h\cdot\prime I_{11}khop_{\dot{c}t}d1_{1}y_{c}\iota y$ and Hilton [8] 11
Chaturvedi and Shuklz.$\lambda[1]$
$\backslash _{-}\cdot$Iukhopadliyay and Mauromoustakof:[9]
$\perp\backslash \cdot Iukfiopadhyay$ and $Z_{d(^{\backslash }},k(;[10]$ 71 $\sigma$ $]$
Mukhopadhyay [3],[4]
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........ Ghosh and MukhoPadhyay [2] 1
2 Mukhopadhyay and Duggan [6]
$N(\mu, \sigma^{2})$
$\mu$
$\sigma>\sigma_{l_{\lrcorner}}$ ( $\sigma_{L}>0$ )
2 2
Mukhopadhyay [5]
$E_{X,)}(\mu,, \sigma)$ $\sigma$ $(0<)\sigma_{L}<\sigma$
Mukhopadhyay and Duggan [7] - $arrow$
$E_{1}(\mu\sigma)$ $\mu$




$\sigma_{I_{J}}(>0)$ Mukhopadhyay amd Duggan [7]
1
$m=m(d)= \max\{m_{0},$ $[ \frac{a\sigma_{L}}{d}]^{*}+1\}$ . (2.1)





(2.2)$N=N(d)= \max\{m,$ $[ \frac{b_{m}U_{m}}{d}]^{*}+1\}$
$b_{m}$ 2, $2(m-1)$ $F$- $F_{2,2(m-1)}$ 100$\alpha$ %
$N$ $X_{1},$ $X_{2},$ $\ldots X_{N}$ $\mu$
$1_{N}=[X-d,Y_{N(1)}]$
(2.1), (22)










(1) $N/C\underline{as}_{\grave{J}}1$ as $darrow 0$
(2) $E(N/C^{\gamma},)arrow 1$ as $darrow 0$ (1 )
(3) $l^{\ddot{J}}\{\mu\in l_{A^{r}}\}\geq 1-\alpha$ for all fixed $\mu_{\}}\sigma,$ $d$ aaid $\alpha$ C $|$ )
3.
$E(N-C)$ $P\{l^{1.\in}I_{N}\}$
(2.1), (2.2) Ghosh and Mukhopadhyay $[2$ 2
$E(N-C)$ 3
3.1. (3 )
$r\prime 0+\eta_{1}C^{-1}+o(C!^{-1})\leq E(N-C)\leq(\cdot rlo+1)+\eta_{1}C^{-1}+o(C^{-1})$ as $darrow 0$ .
$\eta 0--\frac{a}{2!}(\frac{\sigma}{\sigma_{f_{\lrcorner}}})$ , $l \iota^{-}--\cdot\frac{a^{2}}{3!}(\frac{\sigma}{\sigma_{l}})^{2}$
Ghosh and Mukhopadhyay [2] 3
3.1. $h:Iukhopadhyay$ and Duggan $7$]
$7|0+0((_{ }^{-\tau-1/2})\leq E(N-C)\leq(7|0+1)+o(C^{-1/2})$ as $darrow 0$ .
Ghobh and MIukhopadhyay [2] 2
$N-C$
32. ( )




$1-()’\leq P\{\mu\in I_{N}\}\leq 1-\alpha\cdot-\vdash_{d}\prime 1_{0U}(.\cdot-\dagger-\Lambda,C,\cdot,.2\vdash\Lambda(..’\cdots$ $\cdot o(C^{-2})$ (3.1)
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$c\iota$ (1.3)
$A_{iU}= \frac{\alpha a}{i!}(a^{2}\frac{\sigma}{\sigma_{L}})^{i/2}$ $(i=0,1,2)$
$s\backslash$
3.2. Mukhopadfiyay alid Duggan [7] 2
$1-\alpha+o(C^{-1})\leq P\{\mu\in l_{N}\}\leq 1-\alpha+A_{0tJ}C^{-1}+o(C^{-1})$ as $darrow 0$ .
4.
$\mu=0,$ $\sigma=1,$ $rr\iota_{0}=10$ 10 $E(N)$
$\overline{n}$ $E(N-C)$ $C^{\gamma}$, $o(\cdot)$ $L_{1},$ $U_{1}$
$L_{2},$ $\zeta I_{2}$ 3.1 33
$L_{1}=\eta_{1}$ , $U_{1}=(r)_{0}-\vdash 1)+\eta JC^{-1}$ ,
$L_{2}=1-\alpha$ , $U_{2}=1-\alpha+\Lambda_{01J}C^{-1}+\Lambda_{1}{}_{U}C^{-3/2}+\Lambda_{2t},C^{-2}$ .
Table. $Exp(0,1),$ $1-\alpha=0.95,$ $\sigma_{L}=0.5$ ( ), $\sigma_{L}=0.8$ ( )
$\sigma_{L}=0.8$ $\sigma_{L}=0.5$ $\sigma=1$




$F$- $\Gamma_{2,2(\gamma\}\iota-1)}\forall$ 100 $\alpha$ % $b_{m}$ $(\lambda^{J\backslash }$
$b_{r,\iota}= c\iota+\frac{a^{2}}{2(-m.-1)}+\frac{a^{3}}{6(m-1)^{2}}+o(m^{-2})$ as $marrow\infty$ . (5.1)
$T=ly_{rn}U_{m}/d,$ $\prime 9’=[T]^{\star}\cdots|\cdots 1-T,$ $l_{rr\iota}^{7}=2(m-1)U_{m}/\sigma$ . $l_{m}\sim---|y_{m}/a$
alld $r_{rr1}$. $= \frac{(!}{2(m-1)}+\frac{(x^{2}}{6(m-1)’\sim)}+o(7n^{-2})$ .
(2.3), (5.1), $Y_{7\eta}\sim\chi_{(\sim m-1)}^{2}$
$(N-C_{ }^{-\prime})l(N>\uparrow n)=\{.(T-C)+S\}I(N>rn),$ $0\leq S\leq 1$ ,
$T-$. $Cl_{n\iota} \frac{2_{rr\iota}’}{2(m.-1)}$ , $=1+7_{m}$ ,
$C^{-k}\Gamma i_{j}(T^{k})=l_{rr1}^{k}$ . $\frac{(m-])(m-1+].)\cdots(m-].+k-1)}{(m-1)^{k}}$ and
$l_{r,\iota}^{A}=1+ \frac{ka}{2(m-1.)}+\frac{k(3k+1).a^{2}}{24(m.-])\sim)}+o(d^{2})$ for $k_{-}--\cdot\cdot 1,\cdot 2,$ $\cdots$ . (5.2)
(2.1.) $0<d_{0}<r\iota\sigma_{L}/m_{0}$ $0<d<d_{0}$






















$=1-\alpha+\alpha$ $a$ $C^{-1}E(N-C^{\gamma})- \frac{\alpha a^{arrow})}{2}C^{-2}\Gamma_{\lrcorner’}(N-C)^{2}+\frac{\alpha a^{:}}{6}C^{-3}E(N-C)^{3}$
$- \frac{\alpha a^{4}}{24}C^{-4}E(N-C)^{4}+\frac{a^{5}}{5!}C^{-r_{)}}E[e^{-aW}(N-C)^{\backslash }r_{)}]$ (5.4)
$\dagger l^{l}$
.
$|\dagger\eta\nearrow-1|<|N/C-1|$ (1.3), (5.4) 5.1
54
$P\{\mu\in I_{N}\}$ $\leq$ $1- \alpha+\alpha a\{(\frac{1}{2\sigma_{L}}+\frac{1}{a\sigma})d+\frac{1}{6\sigma_{l}^{2}}d^{2}\}$
$- \frac{\alpha a^{\sim})}{2}(\frac{1}{a\sigma_{L}}d-\frac{2}{c\iota\sigma\sqrt{a\sigma_{L}}}cl^{3/2}+\frac{a^{2}+4a}{4a^{2}\sigma_{L}^{2}}(l^{2})$
$+ \frac{()’.a^{l}\backslash }{6}(\frac{3a.+4}{2a^{\supset}\sim\sigma_{L}^{2}}+\frac{3}{c\iota^{2}\sigma\sigma_{L}})d^{2}-\frac{\alpha a^{4}}{24}(\frac{3}{a^{2}\sigma_{l,}^{2}}(f^{2})\cdot+o((f_{c}^{2})$
$=$ $1- \alpha+\frac{\alpha}{\sigma}d+\frac{\alpha\sqrt{a}}{\sigma\sqrt{\sigma_{L}}}d^{3/2}+\frac{\alpha a}{2\sigma\sigma_{L}}d^{2}+o(cl^{\underline{)}})$
$=$ $1-\alpha+A_{0L^{\gamma}}C^{-1}+A{}_{1U}C^{-3/2}+44{}_{2U}C^{-2}+o(C^{-2})$ .
(3.1)
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